Introduction
This note is concerned with the continuity properties of the convex hull of Brownian motion. This random set has been studied by Evans (1985) , Cranston, Hsu and March (1989) and more recently by Burdzy and San Martin (1989) . It is from the latter paper that most of the ideas in this paper are taken as well as the problem addressed. Consider a planar Brownian motion {(X 1 (t), t > 0). Let be the time that the minimum value of X2 is achieved over the time interval [0, 1] . If C is the convex hull of the Brownian path over the unit interval translated by -then the x-axis is tangential to C at the origin. Locally at the origin the boundary of C may be represented as (x,f(x) ) where f is a positive convex function. The first two papers quoted show that f is C 1. Cranston, Hsu and March (1989) showed that a non-negative function g was a lower function for f if and only if The lucidity of this paper has been enhanced by the e-mail of K. Burdzy for which the author is grateful.
Throughout the paper the plane R 2 will be identified with the set of complex numbers. So i will refer to the point (0,1). Occasionally we will write a point in polar co-ordinates. We hope it will be obvious which system is in effect and no confusion will result. We will write cn -pn to mean that there exist finite, strictly positive k and K so that kcn Kcn for all n. We will treat stopping times as random variables of various different processes. So we may define for example for a generic process X, the stopping time S to equal inf(t: IX(t)I = 1}. Then given two processes and Z Z(t ), will be the position at which Z 1 first hits the unit circle while is the position at which Z2 hits the unit circle.
The quantities PX [A ] will refer to the probabilities of event A for an h-process beginning at x, while Px [A ] will refer to the probability of A for an unconditioned Brownian motion beginning at x. Typically when P;[A] is written the event A will be written in terms of a process already known to be an h-process and so the "h" suffix will be strictly speaking superfluous, nonetheless we hope its presence will make for easier reading.
will refer to probabilities for two independent h-processes beginning at x and z respectively.
For our purposes, the most important part of the approach of Burdzy and San Martin (1989) Now take n j = U 1-E ]. We can choose j large enough so that for all k,1 in [j, 2j] 
